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1 Definitions reminder
P[X1... Xy Hy ... Hy] =Po [Ho| - [[P[Hia|Hi] - [[P[X:] Hi]

NO,S = Z ﬂHl[m]:s

m
Ns,t = Z Z ]]-H,i,l[m]:t,Hi[m]:s
Ns,m = ZZ II-Iu[r]:s,X,;[r]:x

2 Max-Max

Let there be
O = (Py, 7, )

The Data variable is simply a matrix of n by m, with each cell containing X, [j]. We have max step where
H + arg max {I-ﬂData}
N7 « Count on H’
And then we can get Max-Max maxP [H, X;, O]
We will overall ask (a lot happened, I got lost)
¥ B [NIX, 0]

o [H|X,®J} N (H)



Here N is the collection of statistic defined earlier, concerning N.
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E [NoalX,6] = 3" [Lxmenimdl X, 6]
- ZZP (X ] = . Hi [m) = 5|, 6
—£ ZZ P [ m] = 5|X [m] . 6]
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[P’[Hi:s,HH_l :t,X} = P[X,...X;, H; = s]

PXito... Xpn|Hiy1 =6, X1... X, H; = 8]
P[H;1 = t|H; =5 X1 ...X,]

P (X1 |Hisr =t Hy = 8, X1 ... X3, Xoso - .. Xin]
—P[X,...X;, H; = s]

P[Xito... Xp|Hir1 = 1]

P[H;+1 = t|H; = 5]

P[Xip1|Hip1 =1

=F; (| Bin[t] - T[t, 8] - 7 [Xig1, 1]

N, — 1
E [Nsxt‘Xa 9} = Z Z ﬂHi[m]=s,H,;+1[m]=t\)?,é
m  i=1

N, — 1

=Y Z P{Hi[m]:s,HHl m] = 1% [m], 6]
_ZZ Bl [t 7 [t s] m [ X4, ]

< P [X’ [m]}

So let us write some pseudocode:

1

Input: nput

Output: output

O! « unit

for j=1... do
Run forward / backward for all m
Collect E [N7] with F / B

0/t « MLE (Nj)
end for
7: return state
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